RRFERFFHIET R EE
2017 E58 3 FER T

20179 A 30 H

HEBFHN: ZEASEEFRALAA
HEFTEN: PETHBITROERAFR
WEEHEHRE: 20174810 A 26 H



TREFR T 2017 4E58 3 TR

§1 EERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
FEEE NP ETRRAT RO AR AFREAESSRME, T20174F 10 H 24 HE&K T
ARG I 548 FHERIAR HAIREFNE, RIEEZABAAEREILE. ®FHT
B B B R -
FEEE N KR LSS A B 520 B ) A B A F 2R 58, (A RIERE & — e a R

G M L SO ARSI R, VA AR, BV 1 A S ST ST MDA
S (A SE RIS R I 7
AR 55 VR 2 A i
AREWIN 20177 H 1 HilgZE 2017 49 A 30 Hik.
§2 EE RO

FE 4 TR REFH G
Gy AR 002986
S Y (i L RTF iR
e Cilecy Ve | 2016 28 H 24 H
i WIR S AU A0 280, 219, 866. 23 £
T Ik R T B (1 5 i B RS SR AR ), 7R A B )
% Hbr P (A 1, 38 SR b 257 LU SR v (U 2R KT o

ARG E GRS SRS FB, A&IfvE
UESR T3 BRI AT AL AR AR SR
o 300 P 45 DK S B 7 ) U A 2 DR DL AT 534 55 T o
FEBCELRY b, o) AN JE oK S B 1) Al s T L LU A9
I e I BN g IR AT 1R

SR i, AR EIE L 2 ML T Is TR
FIBr e BFBORIUA, X 173 R 3T A s = il 28
R ALAC TS FAT I, 255 67 i 3%
GHOCRET LA S, ShA R G A SR
ZIRIBCE . AAh, AFEERE ST R A AR B
{RPIRDL LS IR 22 222 5y, A7 2808 FH N 8 A P
AHATE R VPAS, RRIBCBAME, #iE s A
A5 F BT AR AT L

PRSI T T T, AL RSS2 UKL PR B 7 YA 50
PERIRTIR T, AR SRE LS SRR R,
DI it o ANSE AR I SR A T 7C 1) S i

#
)
|

13 W



TREFR T 2017 4E58 3 TR

b, RIS BRI E S A R R,
Mk BATFFB e U BRI 77 A E A2 B
T 2 A BRI AT e

10%+JP % 300 F5 80l R +85%+ P iTH si 5 W & (2

b2 e L {6 FE RO aR R +6% % AL A B T35 JIAF R
(BiJa)
A NGF G, R T RUR R SR, SR

DRSS 2 AR5 A1 B SR s e T I i e, IRTRA RS
AR 4

EEAEIN T G AT BR DTAF A )

BEFE N [ R AR AT B A PR A 7

§3 EEMFHRIPNESIFERI

3.1 EEMFIER

Bhr: NRMt
. _ REM C 20078 7H1H — 201749 H 30 H
EEI SR =it i H) FOA
1N TRk s g 4,829, 247. 33
2. A HAF) 4,493, 493. 29
3. AT 32) 3 4 43 A HAF i) 0.0114
4. AR FE & %= e 285, 908, 376. 88
5. AR & A E 1. 0203

de (D RO R EE S AR RN B8 as . HARIRN CRE A MBS IRED
TIBRA R JE AR AL AR A C e et i B A 24 se i E A2 st -
(2) Pridst e SHE b AR A NNWBEE 5 2 e 1S B9, T 98 Ja SERRIS e 7K1 2

KT oA .
3.2 EE&HERI
3.2.1 AMEHES DI EIE KR RIS RS B #2221 HL
X Mb 235 b 5 L 1
" AHEMKZE | RERKE | SRk . B B
M B D k25 @) Ll&ﬁni@i/ﬂﬁ% O-B6 | @—®
TE=4NH 1. 16% 0. 10% 1. 15% 0. 06% 0.01% 0. 04%
3 0 13 |




TREFR T 2017 4E58 3 TR

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

253h i Hege
R G A 1 LI 15 50 9 2 L A U 2 4 16 7 S 5 38 L

2.10% 1

1.68% -

1.26% -

0.84% -

2017-09-28

OTF-08-20 Lo T

e 1 1 e S S S
LT 1= e | AU S S S S
20168-12-22 p-----7

[ SR AL P I | S S S N

DOT-02-20 b T LR

B I T W [ S R S

2017-05-11 -~

2018-08-24 4

= *
1. ARSEEEFT 2016 4 8 7 24 HAER.
2. HMAREMHESERE, RSN Y HESEFERZ HEANHA NS RE 5

AEHOITFEREEGRNZE, EOME RN AR SR I B E L1 &2 &S RLE .

=
Er

A TP B — ol L B |

§4 HEANRE

4.1 HELE (RESZFENE) Fh

FEAS T G 2 < 22 PR PR
45 A UEZE ALY i f
w4 B A S ESF AL AR FR i

EEWET 2015 &
IONS
(50 ARGIE | 200685 ) 0 B EIEAR, B
Gz | 8H 24 H ST A S50
WSR2,

2007 £ 7 A&

=
EN
=
¥
=




TREFR T 2017 4E58 3 TR

2008 4 7 A 1E eI
FEARES A 7] % 4xiz H
it TAE,
2008 4F 7 H &

2011 4F 1 A 1EFA AR
W B A 5 7 P
TR AR E B fit
IR T, 2011 4%
1 F AT [ e YA 2t 4%
WA, #2015 4F
8 HAERA LBt = B
2 ) [ S WA A AR
HAE R B
2015 4E 12 H9 H A
AR R B IR TE
Mgk ek esH.
2016 £ 5 H 9 H&E4
AR FEF LIS R %
Fict B VR A U AIE 5 4
HER &R,
2016 4 7 H 13 H &
A AT 2R HRETE 2 1Bl 4
RIGACERA IS
ENQAE e S asbLN
2016 4F 8 H 24 &4
R FEFR A
IEFHR R SHERES
., 2016 4F 12 H
21 HEATERRFR
WA 32 2R I B VR
BRI B e i
23, 20179 A

8 H &R R
SERITMNTIHESE
Hesw,

1T 2015 4F

7T ARG
HAMRTEAR, H
FE A BERAD R

_— KE4IE | 2016 4 WS . B

ok suzm |8H2uH | 8 M G R T IR A
ST 5 5
I 4 7 T R,

20124F1 H 12 HE
2014 4F 5 H 29 H#H

=
-
¥
-




TREFR T 2017 4E58 3 TR

AR AN 0T 3 4
e, 2014 4
5 H % 2015 4 6 HAF
MR A TR S
EQAE e S asbLN
2015 4E 11 H2 HE
A AEZE FEHT [l i R
fic B VR A RIE R 45 ot
ReHea,
2016 4E 3 H 23 H &
AR TR R 2% [l IR
G BRI T A
S, 2016 F

6 H 6 HiZZA1E%
RV RN 128 RAE TG
BIRGTAE R
SHEEH,

2016 4E 8 H 24 H %
SRR T A
BRI B e i
23, 2016 4F 12 A
21 HEAS TR ERE
R R ERLEIREG
RES R B e i
23, 2016 4F 12 A
29 H &5 ER R
HER A ik RIS
BIRGTAE R
SRS,
201741 H 22 HE
R e SIEIE
3 H IR &
BRI B e i
23, 201756 A
15 H B AAEFREE
e 4y R TR A R IE
FRGIHS &2,

BRAaT 2016 4E 5 H
AR H ™, Fift
NHEEGERERA
- 5 AR AR, T
LI AR A R
O\ FI R R T EB A AT
T AT AR A

AFLIL | 2017 £
% 4H19H

=
(o)}
=
¥
=




TREFR T 2017 4E58 3 TR

201744 A 19 HE
SRR FEF R AR
IEF IR RS A S
TR 2R Al A 1Y
e e e
., 2017 4F 10 H
13 HEASERRE SR
[l 3 A~ F 8 BAF
REHNE SR 4
Hesw,

VE: TEFR AL SGEMAT I B2y GIEZR MO N 52 BERE A SR8 IAH SR E -« R P AR IR
SUPRTES A H 45 28w AE SR 24 55 3R 1K) H 3T
4.2 EEANREHNEESBIEETEF LAY

ARG I, AREGE N AT REAE I L K S RN ZE, AEEEIsRRES
FERL, A I E RS O B AR AT
4.3 AFPRZBHERYH

4.3.1 ARG H BERRATER

RIEGE NN PRSI TSI GRS, BT AP HHI BRIk
7o MEHIN, RESEHENHEITIER S GEFREEEE AR AP HH EHETE L)
AT AR AT S I, 8L RGN A7 AR IR A2 5 5 A P AT AESR B
WA, SRR A AR U B FEARE ML SR, RIS B SRR UM S %
AT FAT A L2
4.3.2 REZHITARIET U

AR GEENE T RE SNBSS EHIE, SR E LT TR Eh SRR
M. SN, B AR S SN IR A G S 55 AT Sa b 7 H B A 52 5 iisg
B> IA AL by B 20T 2 H A B 5% TS DL IS WIN R KA LR Z AT

]:I

4.4 REFAZESBFRRIENZEMT

FEMTTH, =ZFEAGESAEARR, ZRPARIR RIS, NMERE . OB TR 2-
3ANE T, ME P AL SO RS L ERECHR A H i e A 0% TR IRTH SR FF T RS $ Bt
MR, bR ARG ML BB R A B R SRS TR, BT ORSEM L BB, PPT X
—UGER, CPL/NIEEZ), HEABIKE A K. ICETH, B FHERESR, NRH—EH
HZ 6. 46 J5/MEEVE .

%07 U313 T




TREFR T 2017 4E58 3 TR

Mg, FREI EENRER. 7-8 A, ZRSHFRETTFI0H. Ram i
WEAREE EEKIOEE, RN BB EON R, FIRRY AT 8 AJK-9 Ay, &utEdlinlg, K
FE st B e, BTt LR ST RS TIUY, FISEAH T AT, REORE, FIRAZZE
FER /N, 10Y EIFFFAT 1bp, 10Y Efft BAT 4bp.

Bt iy 7, =FEMipRe% BikES, bR bRk 5. 05%, HRFEE LK 6. 98%,
HNECRTEIMEARSRH > 0l ik 8. 31%A0 2. 95%, KA F LS E s TR . MTILE,
SR BB K IR SE AT . BRI AR, =TI AR PR RS R AR A 2
ALY

AN, HeG/MER S T A A AN, (EERAAA AR T R (R A . e epkadk R A 657 DL K
{5 FH RS AT 42 R vh v A 5 T ot B8R VR SR et SRR AR A F oR i . AR #5E
T, AL EAREE TR AR PR B FEAE EBEIAR, ARORLERE S R, R OB, AR 2555
WEWRINEARE, 25 7P B2, @240/ AT, b 5C
ARSI o
4.5 REFANESHN SR

BEARIRG PRI R AAE N 1. 0203 70; ARG IS HEFEMB KRN 1.16%,
G FE AR R 1. 15%,

4.6 WEHAZSFFE AP REST = ERE Y

AR A AR TE G R IS AN LA H B S B NBCE AN — A N 3 i

EART LTI s HItE %

§5 WHRHAEGME

5.1 MEPRESEH-HGHFMR

5 =] &8 (o) A ST R E ] (%)
1| Bt 50, 728, 003. 68 13. 59
Hrpe 5 50, 728, 003. 68 13. 59
o | HEHE - -
3 | BEER AT 316, 832, 927. 20 84. 90
Horr: fiize 316, 832, 927. 20 84. 90
BE X HFUE SR - -
4 | mREERE - -
5 | ERhATA ST - -
¥ 8 W 13 W




TREFR T 2017 4E58 3 TR

6 | LNRESHT _ _
Horre ST Bl ) SE N IR B B
SRR
BATH R H & T 61 1, 080, 368. 18 0.29
HAh %= 4,563, 264. 89 1.22

9 | &if 373, 204, 563. 95 100. 00

VE: AFE G AR S I P AR i R B R S WL R s P
5.2 MEWRBATULS BRI ERFTHE
5.2.1 MEYWARZITLHRKBABREREHE
» H L E R R L
fei e ARBHE G aE =2 (f;) atad

N /SN NN G N 4 3, 006, 037. 00 1.05

B | Rk 4, 653, 235. 65 1.63

c | fHiliEdk 33, 192, 044. 06 11.61
7. . R oK A = Ft ) )

Dl gy

E | &5 _ _

F | fitRFEE 690, 013. 00 0. 24

G | wilickr. AEMHEOL 187. 85 0. 00

H | EfEAERL 293, 410. 00 0.10
SRR RS B RARIRSS

Loy 762, 610. 00 0.27

7| &Rl 6, 622, 963. 12 2. 32

K | ek 480, 375. 00 0.17

L | AR SRS 703, 596. 00 0.25

M| BEEEEF AR AR RS _ R

N | KF PRI A st B 323, 532. 00 0.11

0 | RIS BIFEAIHARR S - -

P | B _ _

Q | BAEMMSTAE _ _

R | Xtb. RE RS _ _

S | ZE - -
it 50, 728, 003. 68 17.74

5.2.2 MEMRETWRIERBER R R EZRRHE

AN FE G AR A A P AR B R S AL PR A
5.3 WEHIKREA ME S ES R = EE HER /M EERF a2 B EZ R % BH 41
. HEBRPT
FE | mEaE | REsn | KR | At Go | D
Eefsl (%)
1 600521 527N 4 189, 650 4, 251, 953. 00 1.49

%09 U 313 7T




TREFR T 2017 4E58 3 TR

2 300138 RICHEY) 280, 334 3, 638, 735. 32 1.27
3 600547 7R 3 4 104, 955 3, 298, 735. 65 1.15
4 601339 HAFERTT 400, 000 2, 304, 000. 00 0.81
5 002299 ERKE 150, 000 2, 298, 000. 00 0. 80
6 600612 2 A AE 50, 000 2, 064, 500. 00 0.72
7 601318 rh [ P22 32, 207 1, 744, 331. 12 0. 61
8 002087 g 275, 000 1, 652, 750. 00 0. 58
9 601899 BEH 350, 000 1, 354, 500. 00 0.47
10 601939 FWRAT 187, 700 1, 308, 269. 00 0. 46
5.4 MEPREEFMFTRN SR EHE
5 i AR GE) RN GO
1| HE G - -
2 | RATER - -
3 | &R 49, 405, 000. 00 17. 28
Hrp BURME SR 49, 405, 000. 00 17.28
4 | IR 8, 323, 000. 00 2.91
5 | Ak R TS 110, 323, 000. 00 38. 59
6 | "I 99, 777, 000. 00 34.90
7 | AR (AT 1, 249, 927. 20 0. 44
8 | [EDLAFH 47, 755, 000. 00 16. 70
9 | HAk - -
10 | &it 316, 832, 927. 20 110. 82
5.5 WMEHRIEA RIME HEESHF=3#E HIR/NERF BT IR M55 4
e | mmem | P00 | mmap | annl on | Coen K
PR Bl (%)
17 #7
1 111713073 | FIERAT 500, 000 47, 755, 000. 00 16. 70
CDO73
17 [
2 170210 | g o 300, 000 29, 397, 000. 00 10. 28
17
3 101754060 | & EHE 200, 000 20, 104, 000. 00 7.03
MTNOO1
17 9
4 011754034 | ‘& 200, 000 20, 102, 000. 00 7.03
SCP003
16 K
4 041684001 | 2LV 200, 000 20, 102, 000. 00 7.03
CP001

=
S
=
¥
-




TREFR T 2017 4E58 3 TR

5.6 REHIRIEA FOYME b 2 S F 7 8 LI RN HEFF RV ET 48 B SCRRESR 803
BA 20
A I G AR WIRARFFA 57 SRR SR

5.7 MEHARIEA SOUME b 2 S F = FHE BN IR 14 SR &R BRI
ARG EIRR A ST &R

5.8 REFIRIEA FOME 5 S B 5+E LI RN HEF BT LA BGER R B4
AT AR WIAR AR BUIE .

5.9 MEHARAESERKE AL 5700 i
ARSI AR I AR B E U 02

5.10 A GG MHE

5.10.1 AREHANAE ST R TBUEFRRT EERHIE R ERI ISR FER
B, ERERBIT—FEARZBIATTES. L.

5.10.2 ZEHFNRTHLBREF, BERRBHESEFRMNE SEBEEZ SR

=,

5.10.3 HAhBE =R

s 475 &8 o)

7 HARIE S 43, 365. 73

IESCIE S i 5K -

Lieireil -

N &IPSS 4,518, 905. 12

AL FR T R 994. 04

oAt YR -

TR -

HoAth -

© |00 [ |O (O | W D |+~

&1t 4, 563, 264. 89

5.10.4 5 HIRFFA B4 T3 B 3R B mT # e 35 BH 40

AR AR IAROR 35 AT Ak T I 10 T FE 4 557 o

5.10.5 REHIRAT+44 BER P AFESE ZRRIBOLHT 3 3

AR AR SR AT+ 42 BB 5 R AR AP AR ULl SZ PR D«

5.10.6 FEA GRS HERFAMCTRIBR T2
Lo P AR, DTS G ) a] e R 2%
2~ AR A A TR U IR SR 3 5T DR SRAR T o

211 T 313 T



TREFR T 2017 4E58 3 TR

§6 TR SH RN

B
i 5 HA A 0 4 4 B0 501, 809, 290. 63
i HA 30 1) 2 4 A #2800 510, 177. 70
TR - i 5 BT i) 2 4 A S ] 40 222,099, 602. 10
i B R R S 4R o A i 8 (A Ak L7 -
"IHF))
i 5 AR 52 A A i 280, 219, 866. 23

Vs JRE I G 08 PR OO0 A S LU RV AT R I 5 B B 5
§7 Z&EHEANCHEARSEELESHN

71 EEEBAREIEZSRPRIDBL

TE: SN, BEEeEH RS BT B I Rl B K S AR g 1R 2 e A A0
7.2 ZEEBNZHBERREBRAEEST 57 WH
TE: WEWIN, BB RS BT B I TRl B K S AR 6 1R 2 e A 0

§8 RMBRE R HMERFE

8.1 MEHIN R —RHERFFESHIHAIET BT 20%H1F R
AT AR A AR A R BB R S e A L A B Bl 20% 15 B .
8.2 M HE RFHIHMEE(E R

¥

§9 B XMHEHR

9.1 FEXMHFHER

() IR 2 1P 28 B A 605 BRI 3 B v 0 S A
(7)) ARRFERFFMIEFRBESREEEH)

(=) (RRFHFTFIEFRF R SHEWRI )

(WD (R RF BRI B S i) .

H
F 4
o122 W13 0




TREFR T 2017 4E58 3 TR

9.2 FRIHL R
AR EHE NFMERT.
9.3 EHTR

e E R R E B AL C CRENEZRRD)  GEZFIRY o CRBIEZRRD) O 808
FIESE BN MEE (http://www. tkfunds. com. cn) £ .

BREREEEARRAAR

20174210 H 26 H

p=i

213 T 3t13



